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Course Objective:

This course is designed to expose students to general principles in financial econometrics, with an emphasis on time series. This course will cover (1) Difference Equations and Lag Operators, (2) Stationary ARMA Processes, (3) Forecasting, 

(4) Maximum Likelihood Estimation, (5) Asymptotic Distribution Theory, and (6) Linear Regression Models.

If time allows, we will also cover (1) Set Theory, (2) Metric Spaces, and (3) Topological Spaces, using the Kolmogorov and Fomin title.
Grading Policy:

1. The course grades will be based on the following elements:


Tests




60%


Class Participation


20%


Homework                          
20%

